
                                                                                                                               
                                                                                                                                               

S T A T E   O F   A R I Z O N A 
S T A T E   T R E A S U R E R ' S   O F F I C E 

 
W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 9/30/04  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 9/30/04 
 

POOL: LGIP-GOVERNMENT (7) 
============================================================================================================================================== 
POSITI  SEC-ID     DESCRIPTION      RATE  MATURITY  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 46547 TPGS0006 GOLDMAN SACHS & CO  1.680 10/01/04  1.680           668,000,000.00   100.00000 9 668,000,000.00 668,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.680           668,000,000.00               668,000,000.00 668,000,000.00                 
  
    1 ITEM IN SUBTOTAL FOR:   TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 45191 912828AR U.S. TREASURY NOTE  1.750 12/31/04  1.766 Aaa  AAA   20,000,000.00    99.99200 2  19,999,227.24  19,998,400.00         -827.24 
 46550 912828AX U S TREASURY NOTE   1.625  4/30/05  2.036 Aaa  AAA   10,000,000.00    99.77300 2   9,976,284.28   9,977,300.00        1,015.72 
 35158 912828BB U S TREASURY NOTE   1.250  5/31/05  1.124 Aaa  AAA   20,000,000.00    99.48438 2  20,016,417.19  19,896,875.00     -119,542.19 
 35169 912828BB U S TREASURY NOTE   1.250  5/31/05  1.183 Aaa  AAA   20,000,000.00    99.48438 2  20,008,738.18  19,896,875.00     -111,863.18 
 35324 912828BB U S TREASURY NOTE   1.250  5/31/05  1.156 Aaa  AAA   25,000,000.00    99.48438 2  25,015,354.65  24,871,093.75     -144,260.90 
 35445 912828BC U S TREASURY NOTE   1.125  6/30/05  1.308 Aaa  AAA   40,000,000.00    99.29688 2  39,946,511.63  39,718,750.00     -227,761.63 
 35446 912828BC U S TREASURY NOTE   1.125  6/30/05  1.140 Aaa  AAA   25,000,000.00    99.29688 2  24,997,248.65  24,824,218.75     -173,029.90 
 35448 912828BC U S TREASURY NOTE   1.125  6/30/05  1.173 Aaa  AAA   25,000,000.00    99.29688 2  24,991,290.79  24,824,218.75     -167,072.04 
 35482 912828BC U S TREASURY NOTE   1.125  6/30/05  1.160 Aaa  AAA   40,000,000.00    99.29688 2  39,989,730.68  39,718,750.00     -270,980.68 
 35526 912828BC U S TREASURY NOTE   1.125  6/30/05  1.316 Aaa  AAA   20,000,000.00    99.29688 2  19,972,054.79  19,859,375.00     -112,679.79 
 35615 912828BC U S TREASURY NOTE   1.125  6/30/05  1.330 Aaa  AAA   20,000,000.00    99.29688 2  19,969,979.22  19,859,375.00     -110,604.22 
 35750 912828BC U S TREASURY NOTE   1.125  6/30/05  1.336 Aaa  AAA   20,000,000.00    99.29688 2  19,969,090.91  19,859,375.00     -109,715.91 
 39112 912828BN U S TREASURY NOTE   1.625 10/31/05  1.921 Aaa  AAA   10,000,000.00    99.37500 2   9,968,714.98   9,937,500.00      -31,214.98 
 43382 912828BN U S TREASURY NOTE   1.625 10/31/05  1.655 Aaa  AAA   20,000,000.00    99.37500 2  19,993,548.56  19,875,000.00     -118,548.56 
 43787 912828BU U S TREASURY NOTE   1.875 12/31/05  2.108 Aaa  AAA   10,000,000.00    99.48800 2   9,971,569.63   9,948,800.00      -22,769.63 
 43384 912828CD U S TREASURY NOTE   1.500  3/31/06  1.903 Aaa  AAA   10,000,000.00    98.69500 2   9,941,163.79   9,869,500.00      -71,663.79 
 43390 912828CD U S TREASURY NOTE   1.500  3/31/06  1.907 Aaa  AAA   10,000,000.00    98.69500 2   9,940,575.43   9,869,500.00      -71,075.43 
 43572 912828CD U S TREASURY NOTE   1.500  3/31/06  2.101 Aaa  AAA   10,000,000.00    98.69500 2   9,912,301.14   9,869,500.00      -42,801.14 
 43574 912828CD U S TREASURY NOTE   1.500  3/31/06  2.068 Aaa  AAA   10,000,000.00    98.69500 2   9,917,073.86   9,869,500.00      -47,573.86 
 43889 912828CF U S TREASURY NOTE   2.250  4/30/06  2.323 Aaa  AAA   10,000,000.00    99.71100 2   9,988,874.52   9,971,100.00      -17,774.52 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.448           375,000,000.00               374,485,750.12 372,515,006.25   -1,970,743.87 
  
   20 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
  
                                                 GVT TRUST CERTIF ZEROES & (  17) 
                                                 -------------------------------- 
 35271 383752BJ GOV'T TRUST CERTIF        11/15/04  1.270 Aaa  AAA    1,784,000.00    99.74300 2   1,781,266.73   1,779,415.12       -1,851.61 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.270             1,784,000.00                 1,781,266.73   1,779,415.12       -1,851.61 
  
    1 ITEM IN SUBTOTAL FOR:   GVT TRUST CERTIF ZEROES & STRIPS (TYPE   17) 
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W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 9/30/04  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 9/30/04 
 

POOL: LGIP-GOVERNMENT (7) 
============================================================================================================================================== 
POSITI  SEC-ID     DESCRIPTION      RATE  MATURITY  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 AGENCY NOTES (30/360) 2X  (  23) 
                                                 -------------------------------- 
 35272 742651CL PRIVATE EXPORT FUN  5.250  5/15/05  1.506 Aaa  AAA   25,000,000.00   101.78125 2  25,568,758.02  25,445,312.50     -123,445.52 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.506            25,000,000.00                25,568,758.02  25,445,312.50     -123,445.52 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY NOTES (30/360) 2X         (TYPE   23) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.594            1069784000.00                1069835774.87  1067739733.87   -2,096,041.00 
  
   23 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  
 


